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HAz4w it Course Description

This course intends to introduce the student to the applications in financial economics field, and
analytical tools applicable to analyze securities, particularly using R.

#A2 P &  Course Objectives

This course deals with portfolios of financial assets such as stocks and bonds. It explores the basic
principles underlying rational portfolio choice and what these mean for prices determined in the
marketplace.
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A [Mathematical analysis skills: Mastering in intermediate application of mathematical O
theories and game theory in analyzing economic issues.
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B AR Emplrlcal analysis skills: Mastering in mtermedlate appllcatlon of statistics
and econometrics in data collection and examination.
MepLe A B4 e BRSAE M 242 R Y o Microeconomic perspective:
C [Thorough understanding of intermediate microeconomic theories and relevant ()
application.
TEREAREFN G U AMEART M 252 BT - Macroeconomic perspective:
D [ Thorough understandlng of intermediate macroeconomic theories and relevant
application.
PAAERRAE Y BRI AALE hF £ 12 i 4 - Enployment
E |opportunities: capabilities of working on important policy and decision challenges .
in business and government
AEAERA LB f ot EARE T ERER L £ 742 - Conmunication skills:
F |Having a clear mind and capabllrty in writing an intermediate professional academic
report.
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¥ #% & B % Teaching Schedule & Content

F =< Week R % Subject/Topics % XRemarks
1 Introduction: Analytical thinking and introduction to R

2 Introduction to R




3 Financial statistics

4 Time series I

5 Time series II

6 Equity 1

7 Equity I 1

8 Fixed income

9 Midterm project presentation

10 Portfolio I

11 Portfolio II

12 Derivatives I

13 Derivatives I1I

14 Banking

15 Risk management I

16 Risk management 11
17 Dependence

18 Project presentation
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¥ ¥ Lecture & 23 Group Discussion I:l 87 ¥ Field Trip
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B3¢ & i¥(Transdisciplinary Projects)

I:l i 7 %% Transdisciplinary Teaching |:| Bkt %% Inter-collegiate Teaching

I:l #¢7 & 3 Courses Co-taught with Industry Practitioners
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Grading & Assessments Supplemental instructions

FPEEFI5 (37 7% 3% FER #P)
Textbook & Other References (Title, Author, Publisher, Agents, Remarks, etc.)

No required textbook. Handouts will be used in the class.

FAFTER(Z R KT oL, KB L FRgo et AR 2 #h)
Teaching Aids & Teacher’ s Website(Including online teaching information.
Personal website can be listed here.)

H @ 4 SL 3P (Supplemental instructions)




